The procedure models the regression surface as a sum of general - however, Y can be expressed in the form (l), with cyl = I (l,l), JT Si12(z)dz ), but for the purpose of this discussion an intuitive notion of smoothness will be sufficient. Many procedures for smoothing have been described (Tukey, 1977 , Cleveland, 1979 , Gasser and Rosenblatt, 1979 . They are based on the notion of local averaging: Formal methods for estimating the optimal bandwidth using cross-validation have been proposed (Wahba and Wold, 1975) .
Often, however, the degree of smoothing is determined experimentally.
One attempts to use as large a bandwidth as possible, subject to the m smooth not lying systematically above or below the data in any region ("oversmoothing"). Our smoothing algorithm thus makes four passes over the data:
(1) In order to illustrate PPR on highly structured data, common in the physical sciences , we apply it to data taken from a particle physics experiment (Ballam, et.al., 1971) . This data set (500 observations) is described in Friedman and Tukey (1974 
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